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50 72




2022

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2022
12 | 6 6 =1 1-5
3!

51
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2022

3,679,119.40

3,679,119.40

228,262.92

228,262.92

57,902.59

57,902.59

10,100,074.93 - 4,154,434.04) 32,628,204.26| 46,882,713.23

14,065,359.84 - 4,154,434.04 32,628,204.26/ 50,847,998.14

- - - 14,179.64 14,179.64

- - - 26,114 .74 26,114._74

- - - 8,704.92 8,704.92

- - - 645.30 645.30

- - - 33.76 33.76

- - - 256,211.25 256,211.25

- - - 305,889.61 305,889.61

14,065,359.84 - 4,154,434.04 32,322,314.65 50,542,108.53
2021

6 -1 1-5 5

12
31

16,694,878.34 - - -1 16,694,878.34

4,019,297.63 - - - 4,019,297.63

41,686.84 - - - 41,686.84
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2022

20,064 ,000.0040,464,000.00111,972,000.0024,885,956.50[109, 609,564 .86(306,995,521.36
10,000,000.00 - - - - 10,000,000.00
- - - - 1,187,054.03 1,187,054.03
- - - - 409.70 409.70
- - - - 2,984,738.25 2,984,738.25
50,819,862.8140,464,000.00111,972,000.0024,885,956.50113,781,766.84341,923,586.15
- - - - 5,489.59 5,489.59
- - - - 180,844.22 180,844 .22
- - - - 60,281.42 60,281.42
- - - - 981.67 981.67
- - - - 6,638.17 6,638.17
- - - - 306,967.21 306,967.21
- - - - 561,202.28 561,202.28
50,819,862.8140,464,000.00111,972,000.0024,885,956.50113,220,564.56341,362,383.87

7.4.13.4.1.2
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2022

2022 12 31 2021 12 31
27
-58,980.51 -1,310,449.43
27
58,980.51 1,310,449.43
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2022 31 2021 12 31
% %
32,628,204.26 64.56 109,609,564 .86 32.11
14,254,508.97 28.20 197,385,956.50 57.82
46,882,713.23 92.76 306,995,521.36 89.93
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2022

7.4.13.4.3.2

95%

2022 12 31

31

2021 12

VaR 3.31%(2021

12 31 VaR -1,672,458.15 -6,193,509.73
1.81%)
VaR
95%
2021
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
32,628,204.26 107,016,994.29
14,254,508.97 197,770,489.57
- 2,208,037.50
46,882,713.23 306,995,521.36
7.4.14.2.2
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2022

(
)
7.4.14.2.3
7.4.14.2.3.1
2022 1 1 2022 12 31
- 2,208,037.50 2,208,037.50
/ - - -
- 2,111,784.93 2,111,784.93
- -96,252.57 -96,252.57
2021 1 1 2021 12 31
- 4,719,691.15 4,719,691.15
- 2,246,490.23 2,246,490.23
/ - - -

4,179,751.36

4,179,751.36

-578,392.52

-578,392.52

-578,392.52

-578,392.52
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2022

- 2,208,037.50 2,208,037.50
- -38,452.73 -38,452.73
2022 12 31
2022
7.4.14.2.3.2
/
/
17.17%-
2,208,037.50
224.71%
7.4.14.3
2022 12 31 (2021 12
31 )
7.4.14.4
7.4.15
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2022

88
8.1
t
1 32,628,204.26 64.17
32,628,204.26 64.17
2 - -
3 14,254,508.97 28.03
14,254,508.97 28.03
4 - -
5 - -
6 - -
7 3,907,382.32 7.68
8 57,902.59 0.11
9 50,847,998.14 100.00
8.2
8.2.1
o
A - -
B 1,033,000.00 2.04
C 18,933,191.52 37.46
D
E - -
F 889,980.00 1.76
G 9,750,922.00 19.29
H - -
[
474,950.00 0.94
577,920.74 1.14
968,240.00 1.92
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2022

L - -
M - -
N - -
0 - -
) - -
Q - -
R - -
S - -

32,628,204.26 64.56

8.2.2

8.3

%
1 603056 187,300 3,901,459.00 7.72
2 600009 50,900 2,937,439.00 5.81
3 002475 46,000 1,460,500.00 2.89
4 300286 44,200 1,314,508.00 2.60
5 603517 19,800 1,209,582.00 2.39
6 002138 45,000 1,178,100.00 2.33
7 000858 6,000 1,084,140.00 2.15
8 603128 96,600 1,037,484.00 2.05
9 601899 103,300 1,033,000.00 2.04
10 688239 12,854 998,627.26 1.98
11 300777 20,100 987,915.00 1.95
12 000002 53,200 968,240.00 1.92
13 688200 3,486 963,774.42 1.91
14 601975 241,500 951,510.00 1.88
15 300539 92,800 930,784.00 1.84
16 600026 76,600 923,030.00 1.83
17 688305 10,130 896,505.00 1.77
18 600153 65,200 889,980.00 1.76
19 603032 8,900 781,064.00 1.55
20 002859 20,100 567,423.00 1.12
21 002415 16,300 565,284.00 1.12
22 603508 34,500 563,385.00 1.11
23 688439 4,643 551,959.84 1.09
24 600276 14,100 543,273.00 1.07
25 600197 21,500 527,610.00 1.04
26 300124 7,400 514,300.00 1.02
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2022

27 601825 86,000 505,680.00 1.00
28 002372 23,000 490,820.00 0.97
29 000400 24,400 487,268.00 0.96
30 600183 33,700 485,617.00 0.96
31 000831 14,600 480,048.00 0.95
32 300687 16,100 474,950.00 0.94
33 002050 22,200 471,084.00 0.93
34 000625 38,000 467,780.00 0.93
35 300751 1,000 411,840.00 0.81
36 601136 4,147 72,240.74 0.14
8.4
8.4.1 2% 20
D)
1 300709 21,815,033.20 6.39
2 002008 13,127,167.00 3.85
3 600383 12,658,557.00 3.71
4 601111 12,654,565.18 3.71
5 603517 12,540,802.00 3.67
6 600026 11,234,311.00 3.29
7 601975 10,031,972.00 2.94
8 600233 9,857,970.00 2.89
9 600029 9,744,962.00 2.85
10 600376 9,430,053.00 2.76
11 000858 8,251,099.00 2.42
12 002475 7,272,681.00 2.13
13 002120 7,117,082.00 2.08
14 600325 6,433,597.28 1.88
15 603128 6,133,741.00 1.80
16 603032 5,789,651.00 1.70
17 300436 5,740,054.00 1.68
18 000002 5,692,379.00 1.67
19 600132 5,650,798.00 1.66
20 300750 5,478,712.00 1.60
8.4.2 2% 20
D)
1 300709 19,364,962.74 5.67
2 600233 18,270,017.00 5.35
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2022

3 002120 14,703,474.00 4.31
4 603517 13,501,506.00 3.96
5 603128 13,359,542.00 3.91
6 601111 13,029,911.06 3.82
7 600383 12,134,244.00 3.55
8 002475 11,981,314.00 3.51
9 600026 11,895,672.00 3.48
10 300750 11,321,899.00 3.32
11 600048 10,343,427.00 3.03
12 600376 9,395,417.10 2.75
13 600029 9,269,780.00 2.72
14 000858 8,996,138.00 2.64
15 601975 8,767,057.00 2.57
16 002008 8,591,562.00 2.52
17 001979 8,392,917.00 2.46
18 600519 8,381,813.30 2.46
19 000002 8,374,583.00 2.45
20 000736 8,081,996.00 2.37
21 002415 6,968,438.96 2.04
8.4.3

481,445,820.61

534,745,785.73

8.5
%

1 10,100,074.93 19.98
2 - -
3 4,154,434.04 8.22
4,154,434.04 8.22

4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
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2022

| 10 | 14,254,508.97 28.20

019666 22 01 99,000 10,100,074.93 19.98

2 018003 1401 34,450 4,154,434.04 8.22

8.7

8.8

8.9

8.10

8.11
8.11.1

8.11.2

8.12
8.12.1

, 2022 3 21

2022 8

EAST 90
EAST EAST EAST
EAST EAST
EAST EAST EAST EAST
EAST

EAST EAST EAST
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2022

EAST EAST
EAST

440

8.12.2

8.12.3

57,902.59

OO (N |D[WIN|F
1

57,902.59

8.12.4

8.12.5

8.12.6

89

9.1
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2022

%

%

A 176 3,760.10 0.00 0.00 661,777.34 | 100.00

c 2,205 1,046.85 10,979.90 0.48 2,297,334.24 | 99.52

e 24| 1,522,095.87 | 36,520,875.60 | 99.97 9,425.26 0.03

2,405 16,424.28 | 36,531,855.50 | 92.48 2,968,536.84 7.52

9.2
%
A 4,119.24 0.62
C 35,893.75 1.55
E 0.00 0.00
40,012.99 0.10
9.3
A 0
C 0
E 0
0
A 0
C 0~10
E 0
0~10
810

64 72



2022

A € E
2016 11 10 301,140,999.29 - -
5,193,230.26 3,787,489.95 230,981,935.40
243,144 .27 1,207,691.32 26,004,722.02
4,774,597.19 2,686,867.13 220,456,356.56
661,777.34 2,308,314.14 36,530,300.86
811
11.1
11.2
11.2.1
2022 2 21
11.2.2
2022 7 15
11.3
11.4
11.5
40,000.00
2
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2022

11.6
11.6.1

2022 1 18

11.6.2

11.7
11.7.1

D)

()

1,012,494,370.67

100.00

841,693.63

100.00
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2022

11.7.2
D) ) )
210,200,000.0
74,646,927.30 |  100.00 o| 10000 -

11.8
1 2022 1 13
2 2022 1 24

2021 4

3 2021 2022 1 24
4 2022 1 26
5 2022 2 8
6 2022 2 16
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2022

7 " 2022 2 16

8 2022 2 23

9 . 2022 2 23

10 2022 3 3

11 2022 3 17

12 2022 3 31
2021

13 2022 3 31

2021

14 2022 4 22
2022 1

15 2022 2022 4 22

16 2022 4 25

17 2022 5 7

18 2022 5 11

68
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2022

19 2022 5 11
20 2022 5 25
21 2022 5 26
22 2022 6 8
23 2022 6 13
24 2022 6 15
25 2022 6 15
26 2022 6 30

69
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2022

27 2022 7 21
2022 2

28 2022 2022 7 21

29 2022 8 4

30 2022 8 17

31 2022 8 17

32 2022 8 24

33 2022 8 31
2022

34 2022 8 31

2022

35 2022 9 2

36 2022 9 13

37 2022 9 15

38 2022 9 28

70
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2022

APP
39 2022 10 26
2022 3
40 2022 2022 10 26
41 2022 11 8
2022
42 . 2022 11 30
43 2022 12 16
812
12.1 20%
20%
%
2022 1
87,235,38 87,235,38
1 |1 2022 0.00 0.00 | 0.00
6.81 6.81
7 26
2022 1
90,227,03 90,227,03
2 |1 2022 0.00 0.00 | 0.00
5.50 5.50
7 26
2022 7
14 2022 | 10,525,61
3 0.00 0.00 | 10,525,614.04 | 26.65
12 31 4.04
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2022

12.2

813

13.1

13.2

13.3

2023 3 31

72 72



